YOYN/4/F 0 1 ¥z/00 axdi/ )V Alaall/Aualai®y) g 4y )aY) a slall Cu S5 Alaa/alaiBY) g 8 1oy A8/ S5 Aaaly

(VAR) L) Jlexiady 3 ad) & Sudl L) o jSud) i (uld

Aaa 2y g cAalyl) Opas dax G5 o]
LBy g 5y dulS LBy g 51y Auls
S5 daala S5 daala
rafal.rashed.hamed@gmail.com abidalhamad@tu.edu.iq
soaldial)

& Sl ual Jpane Aaliil g plil g el ) @l s dalad s Al o Al daad) Caagy
SIS (3l yall b Apans ) gl (0 Letle Jgumnll o Allidia ol se ) Clily (385 Lo (3152l
Lo sl dum i (e anill Ul 5 €31 5l (b Sl 1 e Sl el 1 Gl i) oo
by Al ade) ) o (il aad I gas Cage JSW Jpana el 3345 O
4l Ein) axe (ADF) dal sr 4t 31 Judladl 4 ) il gl < jedal 5 4ia o) Lyl
Jiay 53 (X) Jiiusall i) 5 Z Y1 Jiay 52 (Y) Crpiiall (5 sinsal) i dgia 311 Judlod
sl g adaldy alald 3 ga g0 (5 ginsall (o O (ppaniall ISV GOAN 3AT days S
i @)L (%105 %55 %1) A siee (5 siue die ¢ gia ) olaily adall 3ga g 2o 5 (e )
Ay DAY 3305 o) (5l Sl Uy Jland o A2k 483 dls o (VAR) ksl
Mia o) O suila s L) @8 LA LS ¢(%0.12) Ly LY 3305 ) <ol (%1)
Sl Gl Jpeana el acay Al all Cua gl g dal all Gl paaie C @ i JalS5 48
iYL Gl (Al Jpanall 138 (e de 5 hall Glaludd) 3345 e (e ) jall il
bl allall Jsa 8 gl sl
VAR z3sail ¢ Sl 2l ¢Sl el sdalidal) cialdl)
Measuring sugar prices on sugar production in Iraq using a VAR test
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Abstract:

The research aims to study and analyze the reality of the cultivation, production
and productivity of the sugarcane crop in Irag according to the serial data of years
obtained from the official authorities in Iraq, as well as the aim of the research to
measure the effect of sugar prices on sugar production in Irag, and the research was
launched from the hypothesis that the width of the cane crop Sugar in Iraq suffers from
a deficit and its insufficiency to meet the local demand, and thus the state resorts to
importing it to compensate for the shortfall, and the results of the stability of time series
by ADF showed the instability of time series at the level of the two variables () that
represent production and the independent variable (X) that represents sugar prices. After
taking the first difference of the two variables, it settled on the level with the presence
of a breaker, a breaker, a time trend, the absence of a breaker and a time trend, at a
significant level (1%, 5% and 10%). By (1%), it led to an increase in production by
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(0.12%). The results of the Johann test also indicated that there is a joint
complementarity relationship between the variables of the study, and the study
recommended support for sugarcane crop prices to motivate farmers to increase the
cultivated areas of this this results in the improvement of local production, similar to
that of the developed world.
Keywords: sugar prices, sugar production, VAR model.
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At Level
Y X
-2.4979 | -3.3589 | t-Statistic With Constant
0.1224 | 0. 1770 Prob.
no no

-2.3150 | -3.2195 | t-Statistic | With Constant & Trend
0.4179 | 0.9310 Prob.
no no
-0.0492 | -0.8378 | t-Statistic | Without Constant & Trend
0.6613 | 0.3477 Prob.
no no

At First Difference
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d(Y) d(X)
-3.6154 | -3.4523 | t-Statistic With Constant
0.0091 | 0.0140 Prob.

**x%* *%*
-3.6830 | -3.2798 | t-Statistic With Constant & Trend
0.0337 | 0.0824 Prob.

*%* *
-3.5946 | -3.5524 | t-Statistic | Without Constant & Trend
0.0006 | 0.0007 Prob.

**% **%
Notes: (*)Significant at the 10%; (**)Significant at the 5%;
(***) Significant at the 1%. and (no) Not Significant
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O sl s
Trace ¥ JLE
isti A sl dagal) daa i
Statistics 4;3;‘ 2 ol adall A 5
Trace (A 52ah) Prob. ALl Gilgaia dac
(Aamsindl) 5% - & sl Jalsal
26.62865 15.49471 0.0007 r>0 r=0
11.73516 3.841465 0.0006 r>1 r=1
Trace test indicates 2 cointegrating eqn (s) at the 0.05 level
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Maximum (saial) dedl) s
isti 4 ) daaal) dun b

Statlst_lcs 4+“)al ; ol aaall A
Max-Eigen (A 52210 Prob. Lo Cilgaia 22

(Aansinall) 5% i & jidall Jalil

14.89349 14.26460 0.0397 r>0 r=0

11.73516 3.841465 0.0006 r>1 r=1
Trace test indicates 2 cointegrating egn (s) at the 0.05 level

Eviews.12 @uﬁ Gla yaa Je Alde YL Glialll dlac) (e 1 jaadll
4 yra e Y Al ) @l jsie (s (VAR) G lassV) 23 sail dilai o) jal (8
ol Aadd by ol o Bl oUaill 83e o (£) dsan (e graaly s o il eUai¥) 53
L OB s 5 o Tiall el 330 o) i (HQ, SC, AIC, FPE, LR) 45
.(Y)‘;‘.QJBJ)S'AA\ ﬁu\‘;‘ifadﬁy
Lilany) jubeall Crua @l Hle¥) il Bl eUay¥) 5 y38 HLad) =3l :(0) J gaall

_HQ | sC | AIC | FPE | LR | LeglL |Lag
45.86817 | 4591919 | 45.83809 | 2.77e+17 NA 1006438 | 0
4201026 | 42.16333 | 41.92003 | 5.51e+15 | 168.0950 | -916.2407 |
41.37246* | 41.62758* | 41.22209* | 2.74e+15% | 34.31081* | -896.8859 |
| 4145220 @ 41.80937 | 41.24167 | 2.81e+15 | 6.002588 | -893.3168 |
41.64871 | 42.10793 | 4137803 | 3.24¢+15 | 1.591018 | -892.3167 |

* indicates lag order selected by the criterion

£ W0 -

LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error
AIC: Akaike information cnterion
SC: Schwarz information criterion
HQ: Hannan-Quinn information criterion

Eviews.12 zalin Gl de Je alaie YU Ghalidl dlae) (e 1 jradll
D) 23 gl Jilas Jsan e oy sl jall @i pitia G (VAR) S glaady) Lad)
O sl Sl 2 pe A ke A8y Jai 5 Sl el b Al _all il el (VAR) (S
(%0.12) A (Y) S8l 8 83l 5 () (5355 (%) i (X) LSl sl 334

& Um (X) Jiiwall Haiall o) S5 lee 091 ialy Adj? Aol 380 (o)
Shas) JLals 3 el Jaxi ol (s A Jalse il 2 gay 969 L5 % 91 Ay Sl L)
Skl Ll P-value YAl (5 siuse Gaa (X) Jiisal) piciall 5 508001 daleal 4 sinas (t-test)
Adaall (F) daf 058 ol zigaill 4y5ima ) LSl 288 (F-test) allaal) 4 sixall
Al L il Jii 5 (HO) pad) a2 5 ale 5 ¢(%5) &y sine (5 siass e (124.78)
.(H1)

oY .
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Gl all il paia (A8l (VAR 51 lasiy) LA il (1) Jsaal

@l @) el VAR JLid) ailil
Variable | Coefficient | Standard errors | t-statistics | P-value 4¥Yall & st
X 0.122100 0.45776 1.02245 0.00119

R-squared 0.92
Adj. R-squared 0.91
F-statistic 124.78
Prob. F 0.0000

Eviews.12 G_AU).; Gla yaa Je e YU Glialll dlac) (e 1 jaadll

Slua gil) g claliiiuy)

scilaliinay) Y

Ladl Al sl Gl dals awd S je ey Sl Gl Jpeana e el Loy
axc g o Uil 138 Jlea) a5 Lland) £l s¥) Caay ) seanall 138 4l & 235 0 5 g
(Jsanall 138 Zaaliif 33l ) Ja) e 080 Cauliall a5 ac all apas

Aoty Sl Sl Bl o ol Sl Ll e Gn (B Aygiaey Ak A ollia
¢(%0.12) Aty Sl G 21 8305 M 535 (%1)

Jiiwal el o 67 (0.91) caly Haid) 73 503 (Ad].R?) Lol 3580 () Jand WS
ALl (Y) gl usiall 8 < sl (e (%91) (s uai (X) Lall 7350 8 Jalal
Jiah < paiall o3 5 e V)l g3 sall Al o A0l e <l yuie g8 4iall (990)
2 sl e ) sdall i) ol s

Al ol O e Gl @ yidie JalSEABMe @llin Gl () sl sa LA il < yelal g

Slna gil) Ll

A Sl B il e Jaall aud S s 2 ) (8 a sl Sle el

Db Y Gy WY Gltiee acd ) Al Jualaadl el acd dulis awy e
baband) oda MAT) vie Audliall Jualaal) e 66 lie )

Ada (S LYY I J s sl prall A glaad @ll g ¢ HSall Gl @Dl 20 5 A glaa
el ) Bhlie & Gl el Ciupd 8 s el 3l aLaY) 8 ea) 33l ) B ma
Sie g &l sall ) 3ok e alll 21N GaY) Bad A 4l Al b Sl Jeas
oAl 1) e iS5 (it (3 )8 ol il s  semnally Lalall ol il

o3 ) Laps Yy s halaall Q] clldy Sl ol Jpandd o3 ol G 2Y
=10 Y 8 i 53 hlaall e 8 Jualaall

138 (e de ) el Glaliad) 3305 o gue ) el Juiail Sl il Jana el aca
shiall allall 5 6 gl Al 2YL (i seill 5 J saandll

oY)
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Ad Sl daala Al jradl &sand) s dlar ) 235 al 5o

(8 gLl s Sl ol i (ol 5 (galaBY) Jidatl) (Y V) ealll de g )l ¢ laaad)

S ST daala de 3l AS c‘;r_b‘}l\ claiay) (‘u&é ¢ piale ddlay 31 2l

saig Jea¥) & 4l L dilcaall Glad) il (VoY) cama el Ol e caaal)

A daala e 3l IS (Aliall Jualsal) e.u.:é ¢ rtale Adluy ¢ Sl Cuald Juals

saill ilalaial 4881 al Jlea¥ly Sl cumd dlaiu) (Yoo £) oo mll b ol

Ak daala e A el Jualaall and ol ) 5iS3 da 5l (JleaV) Cilaye s Al

a5 4 il (ool Gl oY+ V) il o el s sdle alS o520l

oY) cobes ca sl s il glica ¢ Y dagkall

FaalaBY) ALl e Y 2 3le 8 8l Jnad JaS gl Jama oY+ + ) e pnll can SU e

o shall IS (Al gall ol 5 Adlall A Y- sn Jsall alall ilal) eyl s A ylai Al

Jaaall 4.*@3\.’.}\ Ol g Aa83al) Jalad c(\' ‘e /\) ¢dana ?A\)A (e e g cldia cgg)u.ml\ .

Al by o lall A1 jall Alaall ((VAR) 5131 lass¥] 4sie aladinl caldlly 5 sl
i gl drala ) £ 20ad) Vs
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